Interpolated Bills

March 22, 2010

'“s'fl':n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 03.24.10 |PIBL1209C063 |<iM | 3/24/2010 1 4.0000 | 4.0000 | 4.0000
TBILL 03.31.10 |PIBLO609I149 |<iM | 3/31/2010] 8| 0.02 3.9640 | 3.9360 | 3.9360
TBILL 04.07.10 |PIBL1209D071 |<1M 4/7/2010] 15| 0.04] _ 3.804000] 3.6500 | 11:53:06 AM| 3.6500 | 3.9280 | 3.8720 | 3.8720
TBILL 04.14.10 |PIBLO609J157 |<IM | 4/14/2010] 22| 0.06 3.8920 | 3.8080 | 3.8080
TBILL 04.21.10 |PIBL1209D080 |1M 4/21/2010] 29| 0.08]  0.018665| 3.5500 | 10:48:19 AM| 3.5500 | 3.8560 | 3.7440 | 3.7440
TBILL 04.28.10° |PIBLO609J166 |1M 4/28/2010] 36| 0.10 3.8200 | 3.6800 | 3.6800
TBILL 05.05.10 |PIBL1209E098 |1M 5/5/2010] 43| 0.12 3.8451 | 3.7100 | 3.7100
TBILL 05.12.10 |PIBLO609K173 |2M 5/12/2010] 50| 0.14] 17.060000] 3.6750 3:23:21 PM| 3.6750 | 3.8703 | 3.7400 | 3.7400
TBILL 05.19.10 |PIBL1209E106 |2M 5/19/2010] 57| 0.16 3.8954 | 3.7700 | 3.7700
TBILL 05.26.10 |PIBLO609K182 |2M 5/26/2010| 64| 0.18] _ 1.008000] 3.6000 | 11:27:33 AM| 3.6601 | 3.9205 | 3.8000 | 3.8000
TBILL 06.02.10 |PIBL1209F113 |2M 6/2/2010] 71| 0.19 3.9456 | 3.8300 | 3.8300
TBILL 06.09.10 |PIBLO609L190 |2M 6/9/2010] 78| 0.21 1.457000] 3.9500 | 11:18:14 AM| 3.7946 | 3.9708 | 3.8600 | 3.8600
TBILL 06.30.10 |PIBL1209G130 |3M 6/30/2010] 99| 0.27 4.0462 | 3.9500 | 3.9500
TBILL 07.14.10 |PIBL1209G149 |4M 7/14/2010] 113] 0.31 4.0663 | 3.9731 | 3.9731
TBILL 07.28.10 |PIBL1209G158 |4M 7/28/2010] 127| 0.35 4.0864 | 3.9962 | 3.9962
TBILL 08.11.10 |PIBL1209H166 |5M 8/11/2010] 141] 0.39] _ 0.724000] 4.0000 2:53:55 PM| 4.0459 | 4.1065 | 4.0192 | 4.0192
TBILL 08.25.10 |PIBL1209H175 |5M 8/25/2010] 155| 0.42] 17.960000] 3.9000 3:19:53 PM| 3.9583 | 4.1266 | 4.0423 | 4.0423
TBILL 09.08.10 |PIBL12091183 |5M 9/8/2010] 169| 0.46] 50.000000] 3.9000 9:01:59 AM| 3.0000 | 4.1467 | 4.0654 | 4.0654
TBILL 09.29.10* |PIBL12091209 |6M 9/29/2010] 190] 0.52 41769 | 4.1000 | 4.1000
TBILL 10.13.10 |PIBL1209J217 |7M 10/13/2010] 204] 0.56 42079 | 4.1428 | 4.1426
TBILL 10.27.10 |PIBL1209J226 |7M 10/27/2010] 218] 0.60] _ 1.018000] 4.0000 | 11:40:14 AM| 4.0000 | 4.2388 | 4.1855 | 4.1851
TBILL 11.10.10 |PIBL1209K233 |8M 11/10/2010] 232| 0.64 42697 | 42283 | 4.2277
TBILL 11.24.10 |PIBL1209K242 |8M 11/24/2010| 246] 0.67| _ 1.200000] 4.1500 2:57:07 PM| 4.1500 | 4.3007 | 4.2710 | 4.2702
TBILL 12.08.10 |PIBL1209L250 |9M 12/8/2010] 260| 0.71 4.000000] 4.1000 | 10:50:34 AM| 4.1000 | 4.3316 | 4.3138 | 4.3128
TBILL 01.12.11 |PIBL1210A018 |10M 1/12/2011] 295 0.81 44080 | 4.4207 | 4.4192
TBILL 01.26.11 |PIBL1210A027 |10M 1/26/2011] 309] 0.85] 51.111000| 4.2250 3:25:31 PM| 4.2005 | 4.4399 | 4.4634 | 4.4617
TBILL 02.09.11 |PIBL1210B035 |11M 2/9/2011| 323| 0.88] _ 7.000000] 4.2500 | 11:01:06 AM| 4.2500 | 4.4708 | 4.5062 | 4.5043
TBILL 02.23.11 |PIBL1210B044 |[11M | 2/23/2011| 337| 0.92]  2.309000| 4.2750 3:42:07 PM| 4.2666 | 45018 | 45489 | 4.5468
TBILL 03.09.11* |PIBL1210C052 |1Y 3/9/2011| 351| 0.96] 14.411700] 4.3250 3:53:21 PM| 4.2851 | 4.5327 | 45917 | 4.5894




